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A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

March 13, 2012

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of Scuth Carolina
1401 Main Street, Suite 900

Columbia, SC 29201

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for February 2012.

If you have any guestions concerning this report, please do not hesitate to call.

Sincerely,
Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For February 2012
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331  Order 2006-679  Current Month Date

Broker Fees 578.00 30,604.38 - 31,183.38
Software - 136,135.74 - 136,135.74
Subscriptions - 103,500.00 103,500.00
Labor - 118,187.71 1,053.38 119,241.09
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 696,200.61 1,053.38 697,832.99
Hedging Additions / (Subtractions) 2 337,480.00  48.650,105.40 289,180.00 51,278,765.40
Total 233805900  49,346,306.01 290,233.38  51,974,508.39

Interest Rate 0.2185%
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BCE&G Februaty 2017 Results

Trade Pate FUT/CALL LOTS Honth Strike Price Trade Price Yarket Price Total Cost Current Valoe Hark to Market
- O G O
25JANL1 CALL 2.00 O01FERI2 5.30 0.520 0.000 {1G,400.060) ¢.on 110, 400,00}
O1FER11 CALL 1,00 01FFEB12 5.30 0.480 o.Dee {4,800.00) o.o0 (4, 800.00)
OBFER11 CRLL 2.00 O0IFEBIZ 5.20 0.450 0.00e {9, 000.00) o.00 (9,000.00)
15FER11 CALL 1.060 OiFEBI2 4,95 {.455 Q.000 {4, 550.00) 0.00 {4, 550,003
22FER11 CALL 2,40 01FEBI2 4.85 0.450 0.000 {9, 000.00) .00 (8,000.00}
OIMARLL ChLL 1.00 OIFEBIZ 4.95 0,465 0.000 {4,65C.00) ¢.00 (4, 650,00}
H8MARILL CALL 2,80 O01FEBI2 4,95 1.470 0.000 {8,400.00) .00 (49,400,00}
JEMARIL- CRUL 1.80 01FEB12 h.05 0. 480 0. 800 {4,800.00) Q.00 (4,800.00)
22MAR1Y CALL 2.00 O01FEB3I2 5.20 0.450 0.00C {9,400.¢0) Q.e0 (2,800.00)
24MaRT] CALL 1.60 O1FEBi2 5,30 0.475 ¢.ooc {4, F50.00) .60 (4, 750.00)
OERPR11 CRLL 2.00 01FERBRi12 5.20 0.490 0. 90¢ {9,800,00) o.c0 (9, 800.00)
12APRIL CALL 1.0 OIFERI2 5.00 0,480 0,000 £4, 600.00) ¢.e0 (4, 600,00)
19RPR11 CALL: 2,00 O1FEBi2 5.00 0,480 ¢.o00 {4, 800.00) .60 {5, 800.00)
ZERPRIL CRLL 1.00 O1FEBI2 5.13% a_500 0,000 (5, 000.00) 0.60 (5, 000.00)
03MAY11 CALL 2.00 O1FERI2 5.35 0,510 0.000 {10, 200.00) 0.60 (10, 200.00}
10MAYIL CALL 1.00 0I1FEB12 4,80 0.480 Q.oo0 {4,800.00) o.00 {4,800.00)
17MAYI1 CALL 2.00 0Q1FEBA2 4.50 0.475 0,006 19, 500.00) 0.00 (9,500.00)
24HAY1) CALL 1.900 O1FERi2 5.G0 0.495 0.00¢ {4, 950.00C) ¢.00 (4,950.00}%
31MAYLL CALL 2.00 O1FERI2 5.20 0.500 0.000 {16, 000, 00} G.00 (10,000.00})
07JIUNI CALL 1.00 O1FEBi2 5.25 0,500 0,000 {5, 000.00) 0.00 (5,000.00)
1450R11 CALL 1,00 OIFER1Z 5.05 0.490 0.00¢ {4,90G.060) ¢.00 {4,900,00}
14U 1 CALL 1.00 01F¥ERIZ 5.05 0.480 0000 (4,806.00) 0,00 (4,800.00)
212011 CALL 1.00 OI1FEBi2 4.90 0.455 Q.00¢ {4, 550¢.00) ¢.00 (4,550.90)
283011 CALL 2.00 O1FEB1Z 4.80 0.460 0. 000 (3, 200.00) .00 (5,200.080)
0EJRLY TALL 1.00 OIFEBi2 4.75 0.473 0.00¢ (4,725,060} 0,00 (4,725.00)
123UL11 CALL 2.00 0O1FEB12 4.60 n.428 0. 00¢ 18, 555.00) 0.00 {8,555.00)
19JUL1l TALL 1.00 OIFERL2 4.9¢ D.4%0 0.000 {4, 500.00) .00 (4, 590.00)
267Ul CALL 2.90 O0QI1FER1Z 4.70 0.41% a.000 (8,3006,0G} 0,00 (8,309,00)
D2AUGLY CALL 1.00 O01FEBi2 4.50 0.395 0.00¢ 13,950,006} G.00 {3,950.00)
COAUGIY CALL 2.00 0IFERIZ 4.50 0.3580 Q.000 {7, 800.00} 2.00 {7,800.00)
l6aUGLY CALL 1.00 O01FEB1Z 4.45 0.363 d.000 {3, 65¢.001 0,60 {3,650,00)
23AUG11 CALL 2.00 O1FER1Z 4.35 0.360 0.000 {7,200.00} 0.a0 {7,200.00)
30AUGL1 CALL 1.00 0O1FEB12 4.30 D.3E5 0.000 (3,650,004 0.60 {3,050.00)
DESEP1L CALL 2.00 O1FEBRIZ 4.35 0.360 f. ool (7,208,00} 0,00 [7,200,00)
13SEPLL CALL 1.90 91FEB1z 4.35 0.370 $.000 {3,700.00} 0.00 [3,7006. 00}
Z05EP1) CALL 2.00 O01FEB1Z 4.30¢ 0.313 D.CoOD {5, 306.00) 0.06 {&,309.060}
218EP1L CALL 1.90 O1FEBiIZ 4.25 0.300 0.000¢ {3,006,08) 0,80 {3, 000,00)
o40CT1E CALL 2.0 OLFEBiZ 4.0 0.310 0.000 {6,200.00) 0.90 {6,200.6G0)
1H0CTIL CALL 1.90 O01FEB1Z 4.0% 0.250 0.000 {2,500.00) 0.90 {2,500.00)
lsoCcTil CALL 2.00 O01FEBR1Z 4.00 0.285 0,006 {5,700,00) 0.00 {5, 700,00}
2500711 CALL 1.00 OlFERLZ 4,00 0.270 t.cop {2,700.00}) 0.0 (2, 700.00)
CiROvil CALL 2.00 O01FEB1Z 3.95 0.280 0.0oo {5,600.00} 0,00 19, 600,09}
G8HOVI1 CALL 1.00 O1FER1Z 3.85 0.225 0.c0n (2,250,00) 0.00 (2,250.00}
1510V11 CALL 2.90 OIFER1Z 3.65 0.200 o.oog {4,9000.00) 0.90 {4, 000.C0)
22povil CALL 1,00 O1FEBiZ 1.55 0.240 p.ooe {2,400.00) 0.90 [Z,400.00}
28ROV1Y CRLI 2.00 O01rERIZ 3.65 0.190 0.000 (3,800,00) 0,00 {3,800.00}
OGDECIL LALL 1.90 O1FEB1Z 150 0,215 t.con {2,150.00) 0.00 {2,150.Cc0)
13DECIL CALL 2.00 OIFEBiZ 3.30 0.180 . 000 (3,600.00) 0.00 {3, B00. 00}
20DEC11 CALL 1.00 OlFER1Z 3.13 0.175 0.000 {1,750,908) 0,00 {1,750.00}
27DEC1L CALL 2.90 O1FEB1Z 3.15 0,159 0.000 {3, 000.00) a.a0 {3, 000.CD)
03JAN1Z CALL 1.00 O1FEBiZ 3.00 0.115 b.00¢ {1,150.00) 0.9¢ {1,150.00}
10JRN12 CRLL 2.00 O0I1reB12 3.00 0.0890 b.CoG {1, 600,90) 0,00 {1,600,00)
T1.00 +O1FERi2 (28%8,180.00) 0.00 [282,160.60)
77.00 {28%,180,00) 0,00 [289,180.00})
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Trade Date BUT/CALL LOTS Honth Strike Price Trade Price Market Price Tetzl Cost Current Value Hark to Market
01MAR11 CALL 2.00 JIMAR1Z 5.0000 0.4400 0.0000 {8,800.00) 0.00 18,600.90)
DBHARIL CALL 1,00 OMAR12 5.0500 0,4350 0.0000 £4,350.00} 0.00 {4,350.00)
15MARTL CALYL 1.00 OIMARI2 5.1500 0.4500 0,Q000 £4,500,00} ¢.00 {4, 500,00}
22MARTL CALL 1.00 OIMARLZ 5.1500 0.5008 0. 0000 {5,000,00) g.c0 (5,000, 00)
29MAR11 CRLL 2.00 0IMARIZ 5.2500 0, 4858 0.0000 {9,7700.00} 6.00 {5, 709.00)
O5RPRLL CALL 1.00 O0N£ARIZ 5.2500 0.4650 0,0000 4, 650,00} G.00 (4, 650.00)
12APR11 CALL 1.00 OIMAR1Z 5.0000 0.4550 0.0000 {4,550, 00§ 6,00 (4,550,003
19AFR1L CALL 1.00 OiMARLZ 5.0000 0, 4800 0.0000 {4,800.00} ©.0o0 {4, 809.900)
26APRLY CALL 1.00 'OLMBR1Z 5.2000 0.4759 @.0000 {4,750, 00) c.00 (5,750, 00
O3MAYLS, CALL 2.00 OIMBR1Z 5.3500 0.4959 0.0000 {9,900.00) C. 00 3, 909.00)
10MAY1E CALL 1.00 OIMBARIZ 4.8000 0,.4750 0.0000 {4,750, 001 c.o00 (4,759,003
17MAY1E CALL 1.00 0lMAR12 4.%000 ©.4700 0.0000 {4,700, 00} ¢.00 {4,00.00)
24MAYIR CALL 1.00 OLARIZ 5.0500 0, 4750 0.0060 {4,750, 00} 6.00 (4,750.00)
31MAY1E CRLL 1.00 O01HARIZ 5.1500 0, 5109 0.0000 {6,100.00) c.op {5, 100.90}
OTIUNIL CALL 2.00 01MBR1Z 5.2500 0.4950 0.0000 {9,200, 00} e.06 {5, 509.00)
14JURLT CALL 1.00 O1MARLZ 50500 0,4950 a, beon {4,950, 00} c.00 (4,950,001
21JUNLL CALL 1.00 01MAR1Z 4.B50C 0.4750 0.0000 14, 750,005 c.00 {4, 750.00)
28301 L CALL 1.00  01MAR1Z 4.7700 0. 4700 0.00060 {5,700, 00) ¢.00 (4,700,900}
C5JULLE CALL 1.00 OlHARIZ 4.7500 0.472% 0.0000 {4, 725,00} ¢.oe (4,725.00)
120UL1L CALE 2.00 OLMARLZ 4.7500 0.4628 9.0000 {9,255.00) 0.00 (5,255.00)
1900L1E CALL 1.00 OIMRR1Z 4.8500 C. 4808 0.0000 {4,800.00) ©.00 (4,809,00}
26JUL11, CALL 1.00 014AR1Z 4.6500 0, 4500 0.0000 {4,500.00) c.c00 {4, 509,00)
C2AUGLL CALE 1.00 OIMARRIZ 4.5500 0,4150 0.09000 {4,156.00} ¢.00 £4,150.00)
GIRUGLL CALEL 1.00 OIMAR1Z 4_4500 G.4300 0.0000 4,300, 00) ¢.00 £4,300.00)
16AUGLL CALE 2.00 01HARIZ 4.4000 0,4000 0.,0000 {8,000, 00} 0.00 8, 000,00}
23AUGLL CALL 1,00 OlMARL12 4.3000 0.3900 0.0000 {3,500.00} 0.00 (3,500,006}
3I0AUGLL CALL 1.00 Q1HARIZ 4.3000 0.3650 60000 {3, 650, 00) .00 (3, 650,00}
CESEPLL CALL 1.00 91MARIZ 43500 0, 3700 ©,0000 {3,700, 00} .00 {3,700, 00)
135EP1L CHLL 1,00 OlMAR1Z 4.3500 0.3800 0.0000 {3, 800. 00§ 0.00 (3,800,005
205EP11 CALE 2.00 Q1MARLZ 4.3000 0. 3300 0.0000 {6, 600. 00} 0.00 (6,400,400}
278E£11 CALE 1.00 GLMRRIZ 4.2000 0,3300 ©.0600 {3, 300.00) 0.00 (3,300,00)
040CT1E CALL 1,00 OLMARLZ 4.1000 0.32100 0.0000 {3,100.00) 0.00 {3,100.00)
130CT11 CALL 1.00 OIMARLZ 40000 0. 2900 6.0000 {2,900,00) 0.00 {2,900.90)
180CT11 CBLE 1.00 OLHRRLZ 3.8500 0,3300 6. 0000 {3,300.00} 6.00 {3,300,00}
250711 CALE 2.00 O1MAR1IZ 4.0000 0.2900 0.0000 {5, 600.00) 0.00 {5, 800,00}
BIROVIE CALL 1.00 OIMAR1Z 3.8000 0, 3200 6,0000 {3,200, 00) 0.00 13,200,001
08ROV1L CALE 1,00 O1MAR12 3, 8060 0,2800 ©.0000 (2, 800.00) ¢.00 {2,800,00}
15ROVl CALL 1.080 O1MARI2 3.6000 0.2550 0.0000 {2,550 00§ 0.00 12,550, 00)
22R0V1L CALL 1.00  01MARLZ 3.5500 6.2750 o.ora0 {2,750, 00} o.00 2,750,003
28K0VI1 CALL 2,00 OIMBARIZ 3.6560 0,2500 0.0000 {5,000.00) 0.00 {%,000.00}
96PECLL CALL 1.00 OIMARI2 3. 5500 6.2508 6.0000 (2,500,004 .00 42,500,00}
13DECEL caLl 1.00 OIHARIZ 3.3000 G. 2450 ¢. 0000 2,450, 00} 0.00 {2,450, 00)
26PEC11 CALL 1.00 O01HMARL2 3.1500 28,2450 0.0600 {2,450,00} 0.00 {2,450,00}
27BECI CALL 1,060 O1HARLIZ 3.2000 8. 2000 0.0000 {2,000,.00} 0.00 12,000, 00}
03JhH1Z CALL 2.00 OIMARI2 3.0000 . 200 'B.0006 (4,000.90) 0.60 14, 000.00)
10JAH12 CALL 1,00 OIMARL2 13,6000 G, L700 ©. 0000 {1,740.900) 0.00 {1,709,00)
55.G0 *0IMARIZ (215,780,900} 0,00 {215,'780.00}
ZEMRRLY CALL 1,00 O01APRI2 5.0000 0.4700 0.00%0 {4,706.90) 10.00 14,690, 00}
05SKPRLL CALL 1.00 OG1APRI2 5. 0000 0. 4500 G. G030 {4, 500,90} 10,00 £4,490.00}
12APR1L CALL 1.00 OLAPRL2 4.8000 0.4356 ¢. 0010 {4,356,00) 14, 00 $4,340,00}
1SAPRLL CALL 1.00 GIAPRYZ 4,7800 6.4796 C. 0091 £4,700,00) 1.00 {4,699.00}
26APRI1E CALL 1.00 OG1lAPRI2 4, 9500 0.4B0C ¢. 0010 4,696,003 10.00 {4,795, 00}
10MAYLL CALL 1.00 OIRBR12 4.7509 0.4510G ¢. 0001 (4,516,003 1,00 14,509,00}
17TMAYLL CALL 1.00 O1APRLZ 4,7500 86,4450 ¢, 0001 (4,45¢,005 1.00 {4,449,00)
24MAY11 CALL 1.00 O0IAPRI2 4.8500 ¢.4700 ¢. 0010 {4, H00. 00} 10.00 t4, 690,00}
3IMAY1L CALL 1.00 OIAPRi2 5.0000 0.4300 0.0G001 {4, 990,00} 1.00 (4,899.00}
1470H1L CALL 1.00 DLAPR12 3.8500 0,4500 0.o0L0 {4,800, 00) 19.00 {4,750,0C)
21J0H11 CALL 1.00 01APRI2 4,7000 0,4550 0.0010 {4,550.00; 10.00 (4,540.00}
283UNLL CALL 1.080 OIAPRIZ 4. 6500 0.4400 0.06001 (4, 400.00) 1.00 (4, 359,00}
O5JULLL CALL 1.00 OlAPR12 1.6500 0.452% 0.0001 (4,525,003 1.00 t4, 524,00}
1230L11 CALL 1.9¢ OlAPRLIZ 4,6500 06,4378 0.0001 (4,377,580} 1.00 (4,376.50)
263BLIL CALL 1.00 GIAPRLZ 4.5500 0.4450 ¢.0010 (4, 450.00) 10.00 - {4,440.00}%
02AUGLL CRLL. 1.90 O1lAPRIZ 4.,5600 0.4100 0.0010 (4,100,00} 190,00 [4,090.00}
BEAUGL1 CALL 1.00 O01AFPRLZ 4.43500 0.3900 0.0010 (3, 200,00 14,00 {3, 830,00}
16AUG11 CALL 1,90 OLAPR1Z 4.4000 0.3750 0.0610 (3,750.00) 19,00 {3,7140.00)
30AUG1L CALL 1.00 CIAPRL2 4.25060 0.3800 0.0010 (3,600,003 14,00 {3,780.00}
0BSEF11 CaLL 1.90 ClAPR1Z 4.3500 0.3700 D.0010 (3,700,003 19,00 {3,649C.00}
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Trade Date PUT/CRLL LOTE Honth Strike Price Trade Price Market Price Tolkal Cost Current Value Mark to Harket
138EP1] CALTL 1.0 OIRPR1Z 1.3500 C.3800 0.0010 {3,800,G60) 10.00 {3,780, 00)
20SEP11 CALL 1.G¢ 0IRFR1Z 4.2500 B.3500 ¢.0010 {3,500.00) 10.90 (3,4%0.00)
278EP11 CREY. 1.00 OD1APRIZ 4,2000 0.3450 0, 0010 {3, 450.00) 10.80 (3,440.00}
110CT1] CALL 1l.00 O01RPR1Z 4.0000 0.2950 0.6016G (2,950.08) 1i0.00 {2,940.00)
180CT1] CALL 1.00 O0lAER12 3.8500 0.3400 D.G0D4 {3, £00.00) 4.00 (3,396.00)
250CT1] CALL 1,00 DEAPRIZ 4.0000 0.3080 0.0016 {3,000.00) 10.00 (2,9%0,00)
O1KROV1] CALL i.00 0IAPR1Z 3.5%000 0.3000 0.06010 (3,000,040 16,00 (2,980, 00)
1580V11 CALL 31.¢0 O1APRIZ 3.6000 0.23950 0.0010 {2,950.00} ic.90 [2,940.00)
22H0V11 CALL 1.00 Ol1ABRIZ 3. 6000 0.3000 0.00L0 {3,000.00) 10.00 (2,520.00
29N0V13 CALL 1.00 OlAPRI1Z 3.7000 0.2800 0.0016 (2,800.00) 10.90 {2,7%0.00)
CEDECIE _CALL 1,00 01APR1Z 3.5500 0.3100 0.002¢ (3, 100.09) 20,900 (3, 080.00)
13DECII CALL 1.00 OlaPR12 3.35¢0 0.2750 0.0040 12, 156.00% 40.040 (2,710.06)
2TDECiZ CALL 1.C0 GIAPRIZ 3.2500 0.2550 0.0050 {2,550.00) 5000 {2,500.00)
CG3FANIZ CALL 1.00 G1APR12 3.10060 $.2300 0.0120 (2,300.00} 120,00 {2,180.00)
10JANI2 CALL 1.00 G1lapRiz 3.1000 9.2050 4.0120 (2, 650,00} 120.00 {1,930,00)
35,00 *01xPRI2 (132, 562.50} 581.00 {133, 961.50}
26RPR11 CARLL 1.06 01MAavi2 L.oCcoD a, 4700 Q.0010 44,700.00) 10.00 {4, 680.00}
Y0MAYEL ChLL 1.00 01MAYI2 4.7500 0. 4680 0.0002 {4,680.00) 2.00 (4,67%8,00}
24HAYLL CALL 1.00 0iMAY12 4,%000 a0, 4650 0,0010 {4, 650,00) 10.¢0 (4, 640,00}
07JUHLY CALT: L.00 O0iMAY1Z2 5.0L0D 0.4960 0.0010 {4,900.00) 10,060 (4,880.00)
Z1JUHtE1 CALL 1.00 O0IMAY:IZ2 4.71000 0.4700 ¢.0010 {4,700,06} 10.00 (4,690,00}
D5JULLL CALL 1.00 OQIMAY12 4,700 0,4525 0, 0002 (4, 525,00} 2.80 {4,523,00
i200L11 ChRLL 1.006 DIMAYIZ 4.8000 0.4600 Q. 0002 (4, 600.00) 2.00 (4,598.00)
825UG11 CARLL 1.06 OiMAYIZ 4.5000 0.4400 0. 0010 (4,400,086} 10.00 {4,3903.00)
JERUGI1 CALL 1.00 U1MAYIZ 4.4500 0,3800 0,0010 {3, 800,00} 10.40 {3, 796,00}
30RUGI] CALL 1.00 OlMAYIZ 4.3000 0.4000 ©.0010 (4, 600,00} 10.00 {3,590.00)
135EP11 CARLL 1.06 O1MARY¥1Z2 43500 0,420 a, 0e1d (4, 200.00} 10.00 {4,190.00)
2753EP11 CALL 1.00 OIMAY1Z 4.2500 0.3600 0,0010 (3, 800.00} 10.00 13, 590.08)
110CTIL CALL 1.06 0lMaYIZ2 4.0000 0.3400 0.0020 (2, 400,00} 20.90 13,380.00)
250CT11 CRLL i.00 OIMARY1Z2 4.0600 0.3350 0.0020 [3,350.00) 20.00 {3,330.00)
0BROV11 CALL 1.00 OIHAYI2 3.8500 0.3200 0,0040 13,200.00) 40,00 £3,160.00)
Zenovil CALL 1.00 OIMAYiZ 3.6500 0.3250 0.0070 (3,250.00) F0.00 {3,160.00)
BENEC1Y CALL 1.00 O01MAY1Z 3.6000 0.3300 Q._0080 [3,300.00) 80.00 {3,220.00}
20DEC11 CALL 1.00 0D1HAY1Z 32,3000 D.3050 0.0240 {3, 450.00) 230,00 {2,£810.00)
BIJAN1Z CALL 1.00 01MAYiZ 3.1500 G.2600 0.0420 {2, 600.¢0) 410,00 {2,190.00}
12.00 ‘0IHAY1Z2 {74, 905.06) 996,00 {73,929.00)
JIMAYIL CALL 1.00 ODIJUNAIZ 5.0500 0.3006 o.oeie {5,000.00) 18.00 {4,982,.00)
2BJUN1L CALL 1.00 O0louwiz 4,7000 0,4596 €. 0023 14,590,001 23.00 (4,567,001
12J0L11 CALL 1.00 GlauNiz 4.71500 0.4526 c.6o22 {4,536.00) 22,00 (4, 508,00}
26JULL1 CALL 1.00 GlgyNtz 4.6000 9.4600 0.6030 {4, 600C. 00} 30.00 (4,570,000
09AUGEL CALL 1.00 pfryuwlz 4.5600 D.4200 G.0030 {4, 200.00% 30.400 (4,170.00)
23AUGIL CALL 1.060 prumiez 4.3500 0.4200 0.0040 (4,200.00) 40.00 {4,160.00)
165EPL] CALL 1.00 oigumtz 4.4500 9.305¢ 0.0030 {4,050.00) 30.900 (4.020,00)
Z20SEPI1 CALL 1.00 OLJeLZ 4,3500 0,3800 0.0049 (3, 800,00} 44,90 {3,760.00)
180CTIL CALL 1.00 93JUuNLZ 4.0500 0.3850 0.0063 13,650.00) €3.00 {3,7187,00)
OINOV11 CALL 1,00 otguwlz 4.0000 Q.3750 29007 {3,750.00) 740.00 {3, 680,00}
15NCV11 CALL 1.00 OLJUM1Z 3,7000 0.,3500 9.0160 {3,500.00) 160.00 (3,349.00)
28N0V11 CALL 1.00 OLJUH1Z 3.1500 0.3400 0.0140 {3,400.90) 149,00 {3, 260,00}
13pECli CALL. 1,00 0OLJUNL2 2.4500 0.3400 2.0350 {3,400.00) 350.00 {3, 050,006}
27DEC1] CALL 1.90 0laumlz 3.3500 0.3130 8.0570 {3,150.00) 479.60 (2,680,00}
1GIAH12 CALL 1.00  01JUNL2 3.2000 0.2750 ,0720 {2, 750,00} 720.00 {2,030.00}
15,00 *0loUunNi2 {58, 770.00) 2,206.00 (56, 564,00}
2BJUN11 CKLIL 1.00 o1JuL12 1.8000 0.,4645 0.0044 (4,645.00} 44,00 {4,601,.00)
i2qunil CALL .00 0Q1Junlz 4.8500 00,4530 0,004 {4, 530.00} 41 .00 (4,48%.00)
26JULLL CALL 1.06 01LI0L1Z 1.7500 " 0.4509 0.0050 (450000} 52,60 (4, 450.00)
09RUG1E CALL 1.0¢ 01JUL1Z 4.6000 0.4209 0.0060 {4, 200,00} 60,00 (4,140.00)
23p0s11 CALL 1.00 01JUL1Z 4.43500 0.4150 G,00B0 {4,150.00) BO. 00 {4, 070.00)
06SEPLL CaALL .00 0igUL1Z 14,5000 0.4300 ©.0070 (4, 300,00} KL (4,230.00)
20SEPLL CALL 1.00 01lJUL12 4,4000 0.4050 10,0080 (4, 656,00) 80.00 (3,970.00)
040CTIE CALL 1.00 01JULLIZ 44,2500 0.35800 0,0110 (3, 300.00} 110,08 (3,720.00)
180CT11L CALL 1,00 C1JUL1z 4.1500 0.3850 0, 0136 (3,250.00) 136.00 (3,814,000
G1ROVI1 CALL 1.00 GlJ0LEZ 4,10G0 0.3850 0.0150 (3, 650,00} 150.00 13,700, 00}
15RGVLL CALL i.00 01JU0L12 3,8000 19,3550 0.0300 (3,550.00} 300,00 f3,25D0.00%
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28NOY1T CALL 1.00 0LJUL1Z 3.8000 G.3650 B8.03006 13, 650,00} 306,00 (3,350.00)
13DECIL CALYL 1.00 O0Y4ULY2 3.5500 0.3350 ©.0530 {3,350.00} 530,00 (2,820.00)
20PEC1L CALL 1,00 01JULIZ 3.4500 6.3300 0.0680 (3,300.00) 6BG.00 (2,620.00)
27DECLY CALL 1.0¢ 0lJULlz 3.5000 0.3000 0.06006 i3,000.00) 60000 (2, 400,00)
1GJAN1Z CALL 1.00 0MIULLZ 3.2500 ¢.3200 a.1090 {3,200.00) 1,096.0C (2,110.00)
16.00 ‘91Juniz (62,125,00) 4,321.00 (57,804.00)
2EJULI1 CALL 3.00 Q01RUG1Z 4.8000 D.4650 0.0070 {4,650.00) ac.oe {4,580.00)
B9ATGL1 CALL 1,00 0l1avs12 4.6500 0.430¢ 08,0090 {4,300.00) 2000 {4,210.00)
23A0G11 CABL 1,00 01AUG1Z 4.5000 D.4200 0.6120 [4,400.00) 120.00 (4,260.00)
0B5EF1L CALL 1.00 01RUG1Z 4.5500 0.4408 0.6110 {4,400.00) i16.00 (4,230.00)
Z0SEP21 CALL i.00 01aUG12 4.5080 0.400G6 a,03120 {4,000.00) 12¢.60 (3,880.00)
040CTi1 CALL 1.00 D1aUG1Z 4,3000 B.43i00 0.0170 14,100.00) 170.00 13,930.00}
180CTi1 CALL 1.00 (1AUGLZ 4.2580 ©.3850 0.0185 {3,950.00) 185,00 {3,765.00)
G1rovIl CALL 1,00 01ADG1Z 4.2080 0.3800 0.6260 {3,900.00) 200,00 {3,700.00)
1EROVI] CALL 1,00 01RUG1Z 3.3060 0,.3500 0.0380 {3,500.00) 380.00 {3,120.00)
2980VI1 CALL 1.00 01AUG12 1.95060 0.3600 D.0340 {3,600.00) 346,00 {3,260.00)
L3DEC:] CALL 1.00 01avG12 3.6500 1.3300 0.6640 {3, 400.60) 646,00 {2,760.00)
27DECE] CALL 1.00 D1nUGLZ 3,5500 0.3200 0.0810 {3,200.00) 810.00 {2,330.00)
10JANLIZ CALL 1,00 013UG12 3.3500 B.3150 0.1230 {3,150.00) 1,230.00 {1,220.00)
13.00 *01ADG12 {50,550.00) 4,465.00 {46,083, 00)
30AUGLL CALL 1.00 0O1SEF12 4,6000 0.4200 0.0210 (4,200.00) 210.00 {3,990.00}
135EP1] CALL 1.00 O1SER1Z 4.7000 D.4200 0.5180 {4,200.00) 180.090 {4,020,00)
273EP11 CALL 1.00 01SEFI2 4.5500 0.4000 0.0220 {4, 000.00) 220.00 (3,780.80;
110071 CALL 1.00 01SEPi2 4,2500 0,4100 0,5330 {4,100.00) 330.60 {3,770.00}
250CT1] CARLIL 1.00 01S5EPIiZ 4.3000 a.3850 0.03140 {3,850.00} 310.00 {3,540.00}
OBROVI1 CALIr 1.08 OISEPRL2 §.3000 9.3300 0. 04248 (3, 500.00} 420.00 {3,480.00}
Z2ZHOV11 CALL 1.08 O1SEP12 3.9500 G, 3600 o, 0550 132, 600.00} 550.00 {3,050,.00}
DEEECLL CALL 1.09 O01sEP:Z 3.9580 0.3550 €©.0550 {3,550.00} 550.00 {3,000.G0}
Z0DEC11 CALL 1.08 OlsEPi2 3.6000 6, 3350 G.i040 {3,350.00} 1,040,060 §2,310.00)
03JAR12 CATLIL. 1.00 OlSEPI2 3.4500 0.3200 G.1389 (3,200.00% 1,380.00 {1,820.00}
10,00 *0LSEPL? {37, 550,00} 5,3140.00 (32,760.60)
110CT1 CALL 1.00 0lcCTiz 4.4000 0. 3550 0.9484 (3,850.00} 480,00 {3,470¢.00)
250CT11 CALL 1.006 01OCTI2 44000 G, 4000 0.0480 {4, 000,004 489.00 43, 526.00)
GBHOVLL CALL 1.00 0i0oCcTl2 4.2000 &, 3900 0.0620 {3,800.00} 520.00 {3,280, 00}
2280711 LRLL 1.00 0LCCTLZ 4.31000 ¢.3600 0.0720 {3,600.00} 720,00 {2,880.00}
BEDECLT1 CALL 1.60  GICCTLIZ 4.1000 G,3450 0.0720 {3,459.00} 720.00 {2,730.00)
20PECLY CALL 1.00 DBIOCT12 3.70060 0.3350 0.1280 13,350,000 1,280.00 {2,860,00)
GIFAN1Z CARLL 1.0 01OCT1Z 3.5500 4.3300 0.1640 {3,300.00} 1, 640,00 {1,660.00]
7.00 *010CT12 {25,550.00) 5,950.00 £19,860.00}
GiNOV1L CALL 1.00 QINOVILZ 4.5500 0.4190 0. 0650 14, 100,00 660,00 (3,440, 00}
158GV CALL 1.0 DINovl2 4,2000 ,3750 9,1030 {3,750,00) 1,4030.00 (2, 720.00)
29R0V11 CRLL 1.00 DINOVIZ 4.2390 0.3800 0.0850 (3,800,00) 860,900 {2,840.00}
13DEC11 CALL 1.00 Oinoviz 3.8500 043450 9.1430 (3, 850,00} 1,430.00 {2,020.00}
27DECIL CALL 2.00 DiNOV12 3.0008 0.3300 0,1520 {6, 600,00} 3,040.00 13,560.00)
10JaM1z2 CALL 1.00 ODINOV1Z 3.7000 0.3350 0.1970 (3,350,00} 1,870.00 {1,3080.00}
7.00 *0INGV12 125, 056,00} 9,090,006 {15,960.00}
29HOV11 CALE 2.00 JiDEC12 4.5000 Q.4050 0. g9gp (8, 100,00} 1,860.00 (6,140, 00}
GEDECI1L CALL 1,00 9Ql1DBEC12 4.4500 9.4050 0.1040 (4, 050,00} 1,040.00 (3, 010,00}
13pECIL CALE 1,00 OLDEC1Z 4,2000 q.3600 0,1478 (3, 600,90} 1,470,00 12,139, 00}
20DECI1 CALL 2.00 01brc1z 4,0500 09,3800 0.1808 {1, 600.00} 3,600.00 {4, 0ea, 00j
27DEC11 CALL 1,00 QlpECiz 4.0500 Q_3850 0.1800 (3, 85¢,00) 1, 890,00 {2, 650, 00}
03JANIZ CALIL 1.00 OLDEC1Z2 3, 9590 9. 2600 0. 2060 (3,600,907 2. 060,00 {1, 540,00}
10JBNE2 CALL 1.00 O1DECIZ 33,9600 0,3600 0.2190 (3, 600.00) 2,190.00 {1,410,00)
9.00 *01DEC1IZ (34,400.90) 14,120,00 120, 280.00)
27PECI1 CALL 2.00 01JRN1Z 4,2500 0.3700 0.1780 {7,400.00) 3, 560.00 (3, B40,00)
03JANIZ CALL 2.09 01JBN13 4.1000 0.3700 0.2140 {7, 4500.00) 4,286.00 {3,120.00}
10JANEZ CALL 1.00 01JpN13 4.0500 0. 3750 0.228¢ {3,750.00} 2,280,00 {1,470.00)
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[18,550.00)

10,120,00
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{7136, 192_50)

57,018,400
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